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INVESTMENTS OUTSTANDING AS OF 8/31/08  (SETTLEMENT BASIS 
*** CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 8/31/08 

*** LGIP-GOVERNMENT (7) *** 
============================================================================================================================================== 
 Pos#   Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 TRI-PARTY REPO-TSY COLLAT (   7) 
                                                 -------------------------------- 
 63211 TPCG0627 CITIGROUP GLOBAL M  2.030  9/02/08  2.030 Aaa  AAA   1807000000.00   100.00000 2  1807000000.00  1807000000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    2.030            1807000000.00                1807000000.00  1807000000.00                 
  
    1 ITEM IN SUBTOTAL FOR:   TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY BILLS       (  11) 
                                                 -------------------------------- 
 63047 912795G5 TREASURY BILL       1.747  9/11/08  1.749 Aaa  AAA   50,000,000.00    99.95147 2  49,975,736.11  49,975,736.00                 
 63005 912795J2 TREASURY BILL       1.800 12/11/08  1.811 Aaa  AAA   25,000,000.00    99.52400 2  24,873,750.00  24,881,000.00        7,250.00 
 63040 912795J3 TREASURY BILL       1.811 12/18/08  1.823 Aaa  AAA   50,000,000.00    99.48900 2  49,728,350.00  49,744,500.00       16,150.00 
 63038 912795S9 TREASURY BILL       1.880  9/15/08  1.883 Aaa  AAA   50,000,000.00    99.92689 2  49,963,444.45  49,963,444.50                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.817           175,000,000.00               174,541,280.56 174,564,680.50       23,400.00 
  
    4 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY BILLS              (TYPE   11) 
  
  
                                                 U.S. TREASURY NOTES & BON (  12) 
                                                 -------------------------------- 
 62507 912828BQ US TREASURY N/B     3.375 11/15/08  2.119 Aaa  AAA   25,000,000.00   100.28872 2  25,063,123.20  25,072,180.75        9,057.55 
 62644 912828BQ US TREASURY N/B     3.375 11/15/08  1.940 Aaa  AAA   25,000,000.00   100.28872 2  25,072,180.71  25,072,180.75             .04 
 58179 912828FE U S TREASURY NOTE   4.875  5/15/09  4.843 Aaa  AAA   40,000,000.00   101.92188 2  40,008,310.25  40,768,750.00      760,439.75 
 62596 912828FT US TREASURY N/B     4.625  9/30/08  1.704 Aaa  AAA   50,000,000.00   100.22892 2  50,114,461.34  50,114,461.50             .16 
 62853 912828FV US TREASURY N/B     4.875 10/31/08  2.021 Aaa  AAA   50,000,000.00   100.45952 2  50,229,761.32  50,229,761.50             .18 
 62603 912828GJ US TREASURY N/B     4.750  2/28/09  2.160 Aaa  AAA   10,000,000.00   101.35200 2  10,126,391.70  10,135,200.00        8,808.30 
 62354 912828HD US TREASURY N/B     4.000  9/30/09  2.367 Aaa  AAA   25,000,000.00   101.89063 2  25,430,495.97  25,472,656.25       42,160.28 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    2.497           225,000,000.00               226,044,724.49 226,865,190.75      820,466.26 
  
    7 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES & BONDS      (TYPE   12) 
  
  
                                                 AGENCY (30/360) FAITH/CRD ( 140) 
                                                 -------------------------------- 
 62410 911759JJ HUD-HSNG URB DEV    2.620  8/01/09  2.730 Aaa  AAA    5,498,000.00    99.65625 2   5,492,513.13   5,479,100.62      -13,412.51 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    2.730             5,498,000.00                 5,492,513.13   5,479,100.62      -13,412.51 
  
    1 ITEM IN SUBTOTAL FOR:   AGENCY (30/360) FAITH/CRDT       (TYPE  140) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    2.063            2212498000.00                2213078518.18  2213908971.87      830,453.75 
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INVESTMENTS OUTSTANDING AS OF 7/31/08  (SETTLEMENT BASIS 
*** CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 7/31/08 

*** LGIP-GOVERNMENT (7) *** 
============================================================================================================================================== 
 Pos#   Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
   13 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 
  

 


